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Tenor Lv. Hdy| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 0.9975 0.00 1.0000 1.0208 1.2349 1.9125 0.9350 1.9125 0.9350 -98,00 -4.00 1Y -omoo -4.00 1.3900 -1.4500 1+2Y -550 -1.00
9M 0.9500 0.50 0.9570 0.9873 1.1987 1.9125 0.9050 1.9125 0.9050 -101.50 -375 1.5Y -0.1000 -4.50 1.3150 1.1000 2*3Y 1.50 -1.50
1Y 0.9100 0.00 0.9230 0.9606 1.1700 1.9200 0.8750 1.9200 0.8750 -104.75 -3.50 2Y -0.1250 -5.00 1.2450 1.1000 2*5Y 0.00 0.00
1.5Y 0.9150 -0.75 0.9400 0.9688 1.1555 1.9300 0.8650 2.0250 0.8650 -106.00 -4.50 3Y -0.1100 -6.50 1.2400 -0.5650 3*4Y -1.50 0.00
2Y 0.9225 -1.50 0.9555 0.9834 1.1424 1.9350 0.8950 2.1150 0.8950 -110.75 -3.50 4y -0.1250 -6.50 1.2450 -0.4750 3*5Y -1.50 1.50
3Y 0.9500 -2.00 0.9890 1.0071 1.1415 1.9375 0.9200 22225 0.9200 -112.50 -1.25 5Y -0.1250 -5.00 1.2850 -0.4100 4*5Y 0.00 1.50
4y 0.9825 -3.00 1.0365 1.0513 1.1571 1.9525 0.9050 2.2950 0.9050 -102.50 -0.75 7Y -0.0250 -5.00 1.3500 -0.3100 5*7Y 10.00 0.00
5Y 1.0000 -375 1.0600 1.0729 1.1632 1.9775 0.8875 2.3400 0.8875 -89.00 -1.50 10Y 0.1550 -6.50 1.5400 -0.1250 5*10Y 28.00 -1.50
7Y 1.0000 -4.25 1.0650 1.0733 1.1631 2.0100 0.8775 2.3950 0.8775
10Y 1.0450 -5.00 1.1150 1.1136 1.1955 2.0775 0.8925 2.4850 0.8925 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.0250 -4.25 1.0815 1.0624 1.1833 2.1075 0.8775 2.5225 0.8775 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 0.9750 -4.25 1.0305 0.9918 1.1465 2.1100 0.8525 2.5400 0.8525 2Y 0.2201 -0.0359 0.2560 0.2680 0.2682 2.8705 0.2101 29773 0.2101
20Y 0.8400 -4.25 0.8910 0.8366 1.0278 2.1100 0.6975 2.5600 0.6975 10Y 0.7292 -0.0407 0.7699 0.7154 0.6777 3.1250 0.5685 3.2382 0.5685
6*9M -4.75 0.50 -4.30 -3.35 -3.63 3.50 -12.50 12.50 -12.50 U.S. TREASURY - KTB (BH=2 Y 7|FE MYy
9*12M -4.00 -0.50 -3.40 -2.66 -2.87 6.25 -7.50 10.50 -7.50 Tenor Lv. M| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1%2Y 1.25 -1.50 3.25 2.28 -2.75 7.50 -15.50 23.00 -15.50 2y -73.19 -1.09 -72.10 -73.50 -73.78 96.20 -85.69 103.03 -85.69
2*3Y 2.75 -0.50 3.35 2.38 -0.09 4.00 -5.50 13.25 -5.50 10Y -71.48 2.83 -74.31 -86.46 -87.33 92.80 -97.33 98.82 -97.33
2*4Y 6.00 -1.50 8.10 6.79 147 10.50 -8.25 2175 -8.25
2*5Y 7.75 -2.25 10.45 8.95 2.08 14.50 -10.00 27.25 -10.00 Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y 3.25 -1.00 475 441 1.56 6.50 -3.25 8.50 -3.25 IRS 2*10Y | 12.25 -3.50 15.75 19.75 18.50 19.75 -9.50 42.50 -9.50
3*5Y 5.00 -1.75 7.10 6.58 2.17 11.00 -5.25 14.00 -5.25 KTB 2*10Y| 49.20 -4.40 53.60 57.70 54.50 59.20 4.10 68.70 4.10
4*5Y 1.75 -0.75 2.35 2.16 0.61 5.25 -2.25 6.25 -2.25 UST 2*10Y| 5091 -0.48 51.39 44.74 40.95 67.49 -23.40 135.50 -23.40
5*7Y 0.00 -0.50 0.50 0.04 -0.01 3.25 -1.75 10.50 -1.75
5410V | 450 -1.25 5.50 4.08 3.24 10.00 050 2225 0.0
7*10Y 450 -0.75 5.00 4.04 3.25 7.25 1.50 12.75 1.50 IRS
10*12Y -2.00 0.75 -3.35 -5.13 -1.22 3.00 -9.50 5.50 -9.50 06M oDD
10*15Y -7.00 0.75 -8.45 -12.19 -4.90 450 -18.00 8.00 -18.00 09M e
10*20Y -20.50 0.75 -22.40 -27.70 -16.78 3.50 -35.00 11.25 -35.00 o1y |91
1.5Y
BOND 02y 1*3y 2.5
Tenor Lv. Hyd| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y 935 2*4y 5.75
1Y 0.828 -0.30 0.867 0.949 1.129 1.918 0.828 1.935 0.828 04Y 4*5y 2.5
1.5Y 0.934 -1.70 0.979 1.004 1.159 1.938 0.930 2.113 0.930 05Y
2Y 0.952 -2.50 0.994 1.056 1.179 1.950 0.952 2.230 0.952 07Y SPRD
3Y 0.992 -2.30 1.034 1.082 1.160 1.947 0.022 2.315 0.022 10y |3
4y 1.147 -4.10 1216 1.289 1.310 2.050 1.070 2.502 1.070 12Y
5Y 1.202 -5.30 1.277 1318 1.342 2.070 1.110 2.602 1.110 15Y
7Y 1315 -6.10 1.393 1.443 1.459 2.158 1.163 2.728 1.163 20Y
10Y 1.444 -6.90 1.522 1.565 1.544 2.230 1.170 2.815 1.170
20Y 1.545 -5.20 1.616 1.642 1.589 2172 0.705 2.792 0.705 CRS
PEEE‘ Lv. HUH| Lv. HdH| Al prul |
91d CD 1.10 0.00 KTB 111.62 0.10 111.52 111.72 111.40 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
CALL 0.72 -1.00 LKTB 132.75 0.81 132.00 133.02 131.57 Hepeg 724 -6 78 123 73 72 70 71
2 9 | 21,655 A | -4939 26,594 33,563 18,835 16,415 24,902 19,116
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 8.20 0.30 5.60 1.21 410 12.25 -7.50 12.25 -17.75 IR 22| SR 2 ZESIQYUS|O| J|F2E| SHOE O|FY EX) 2rint A ChAOIQ AA| SO| HIE7|THEO|Rts B
1.5Y -1.90 0.95 -3.88 -3.51 -0.36 4.70 -10.20 4.70 -19.10 17t 2 M B2 esin 20K 22| sfat
2Y -2.95 1.00 -3.81 -7.28 -3.68 1.75 -12.95 1.75 -25.15
3Y -4.20 0.30 -4.52 748 -1.89 10030 -16.45 10030 -19.50 Sl s O =300s R ar o Sto = =il 2 -
Y ST FTo 793 382 RTEY 450 3350 330 3350 IERIS B2 FESARYZHIEY| 7|22 MM CHEE2 T2l Bt2t Y| 22 7|ES 2|7 A0 ZMI7E He
5Y -20.20 1.55 -21.70 -24.48 -17.88 -3.20 -33.30 -2.25 -33.30 =
7Y -31.50 1.85 -32.78 -36.96 -29.57 -7.85 -45.35 -7.50 -45.35
10y -39.90 1.90 -40.66 -45.11 -34.88 -7.50 5545 -7.50 -55.45 CRS. ™ 72 o2 oty
20Y -70.50 0.95 -72.52 -80.50 -56.11 52.25 -93.00 52.25 -93.00




